Simulation study: comparison with other methods

Simulation study: sensitivity analysis
We report the ROC curves obtained when investigating how sensitive the results are to varying values of the prior expected value of p pj , i.e. m ∈ {0.005, 0.01, 0.05} and the slab variance r 2 pj ∈ {1, 10, 100} in the variable selection procedure. The ROC curves complement the information provided by Table 2 The results suggest that our procedure is quite robust to different specifications of relevant prior hyper-parameters.
In the Table below we evaluate the performance of our model for varying sample sizes n = {50, 100, 500} and for varying values of the over-dispersion parameter ψ = {0.01, 0.1, 0.2}. Results are obtained with r 2 pj = 10 and m = 0.01 and supplement the information contained in Table 2 in the main text. Values are averages over 30 replicates. As expected, the results show that improved performance is achieved for larger sample sizes and decreasing overdispersion. n = 50 n = 100 n = 500 
